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Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for March 2010.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,
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Kenneth R. Jackson
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Cc: Scott Elliott, Esq.
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South Carolina Electric & Gas Company
Risk Management Program Adjustments

For March 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 22,131.54 232.96 22,943.50
Software - 134,214.61 - 134,214.61
Subscriptions - 103,500.00 - 103,500.00
Labor - 84,652.35 1,088.86 85,741.21
Carrying Cost - 307,740.99 31.79 307,772.78
Non Hedging Addition to Cost of Gas 579.00 652,239.49 1,353.61 654,172.10
Hedging Additions / (Subtractions) 2,337,480.00  44,893,544.40 281,970.00 47,512,994 .40
Total 2,338,059.00 45,545,783.89 283,323.61 48,167,166.50

Interest Rate 0.3739%
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SCE&G March 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market

03MAR0Y CALL 1.00 O0IMARIO 7.50 0.600 0,000 {6,000.00) 0.00 (6,000, 00}
10MARO9 CALL 1.00 O0IMARIC 7.25 0.550 0.000 (5,3500.00) 0.00 (5,500.00) ;
17MARDY caLL 1.00 OIMARIO . 6.95 0.550 0.000 (5,500.00) 0.00 (5,500.00) ;
24MBRO9 CALL 1.00 O0IMARLO 7.55 0.590 0.000 (5,900.00) 0.00 (5,900.00) ;
31MAROS CALL 1.00 O01MARIO "7.05 0.570 0,060 (5,700.00) 9.00 (5, 700.00) :
07APRO9 CALL 1.00 O0IMAR1O 7.00 0.550 0.000 {5,500.00) 0.00 {3,500.00) i
14APROY CALL 1.06 O0IMARIC 6.95 0.560 0.000 {5,600.00) 0.00 (5, 600.00) :
21APROY CALL 1.00 O0IMAR1O §.15 6.570 q.000 {%,700.00) 0.00 (5,700.00) :
28APROY CALL 1.00 O01MARI1O 6.60 0.550 0.000 {5,500.00) 0.00 {5,500.00)

0SMAYO9 CALL 1.00 OI1MARIO 6.73 0.580 9.000 (5,800.00} 0.00 (5,800.00) :
12MAY0Y CALL 1.00 01MARLG 7.30 0.630 a.000 " {6,300.00) 0.00 (6,300.00) =
19MAY09 CALL 1.00 01MAR1O 7.05 0.585 0.000 15,850.00) 0.00 (5,850.00) ‘
2EMAY0D caLL 1.00 OIMARIO 6.90 0.570 0.000 (5,700.00) 0.00 (5,700.00)

02JUN09 CALL 1.00 O0IMAR1O 7.18 0.620 0.000 (6,200.,00) 6.00 (&,200.00)

09JUNOS CaLL 1.00 OIMAR1O 7.20 0.610 0.000 (6,100.00) 6.00 16,100.00)

18JUNOS CALL 1,00 OI1MARLO 7.35 0.620 . 0.000 (6,200.00) 0.00 (6,200.00)

23JUNO9 CALL 2.30 O0IMARIO 6.58 0.580 0.000 (13,570.00}) 0.00 (13,570.00}

30JUNO9 CALL 1.00 01MAR1O 6.865 0.590 0.000 (5,900.00) 0.00 (5,900.00)

07JULO9 CALL 1,00 01MAR1O 6.45 0.540 0.000 {5,400.00) 0.00 (5, 400.00}

14JULOY CALL 1.00 O0IMAR1O 6.35 0.530 0.000 (5,300.00) 0.00 {5,300.00)

210UL09 CALL 1.00 OIMARLO 6.45 0.560 0.000 (5, 600.00) 0.00 {5,600.00}

28JULO9 CALL 1.00 OIMARLO 6.30 0.540 0.000 (5,400.00) 0.00 {5,400.00)

04AUGO9 CALL 1.00 OlMAR1O 6.75 0.580 0.000 (5,800.00) 0.00 (5,800.00) :
11AUG09 CALL 1.00 O0I1MARLO 6.45 0.570 0.000 (5,700,00) 0.00 (5,700.00) :
18AUCOS CALL 1.00 OIMARLIO 6.20 0.550 0.000 (5,500.00) 0.00 {5,500.00) ;
25AUG0Y CALL 1.00 OlMARIO 6.15 0.540 0.000 (5, 400.00) 0.00 {5,400.00)

015EP09 CALL 1.00 OLMARLIO 5.85 0.490 0.000 (4,900.00) 0.00 (4,900.00)

08SEP0D9 CALL 1.00 O1MARLO 5.65 0.500 0.000 {5,000.00) 0.00 (5,000.00)

LSSEP09 CALL 1.00 OIMRR1O 6.00 0.5490 0.000 (S, 400.00) 0.00 (5,400.00)

22SEP09 CALL 1.00 OIMARiQ 5.95 0.550 0.000 {5,500.00) ¢.00 (5,500.00)

29SEP09 CALL 1.00 OIMAR1O 6.33 0.580 0.000 {5,800.00) 0.00 (5,800.00)

060CTOY CALL 1.00 O0IMAR1O 6.35 0.590 0.000 (5,900.00) 0.00 (5,900.00)

13cCT09 CALL 1.00 OIMARIO 6.00 0.590 6.000 (5,900.00) 0.00 (5,900.00)

200CT09 CALL 2.00 O0IMAR10 6.35 0.620 0.000 {12,400.00) 0.00 (12, 400.00)

270CT09 CALL 1.00 O0iMAR1O 5.5 0.535 0.000 {5,350.00) 0.00 {5,350.00)

03NOV09 CALL 1.00 01MARIO 5.40 0.520 0.000 (5,200.00} 0.00 (5,200.00)

10NOV09 CALL 1.00 01MARI1O 5.10 0.470 0.000 (4,700.00} 0.00 (4,700.00)

17NOV09 CALL 1.00 O1MARLO 5.20 0.510 0.000 (5,100.00} 0.00 {5,100.00)

24NOV09 CALL 1.00 O01MAR1OQ 4.95 0.4%0 ¢.000 (4, 900.00; 0.00 (4,900.00)

01DECO9 CALL 1.00 OI1MAR1O 4,95 0.490 0.000 (4,900.00) 0,00 (4,900.00)

08DECO9 CALL 1.00 O01MAR1O 5.30 0.505 0.000 (5,050.00) 0.00 (5,050.00)

15DECDY CALL 1.00 OIMARIO 5.65 0.545 0.000 {5,450.00) 0.00 [5,450.00)

22DEC09 CALL 1.00 OIMARIO 5.65 0.570 0.000 {5,700.00) 0.00 (5,700.00)

29DEC09 CALL 1.00 OI1MAR1O 5.90 0.525 0.000 (5,250.00} 0.00 ' (5,250.00)

05JAN10 CALL 1.00 O1MAR1Q 5.75 0.475 0.000 (4,750.00} . 0.00 (4,750.00) !
12JAN10 CALL 1.00 OIMAR1O 5.50 0.440 0.000 (4,400.00} 0.00 (4,400.00}

19JAN1O CALL 1.00 O0IMAR1Q 5.45 0.390 0,000 (3,900.00} 0.00 (3,900.00)

26JAN1O CALL 1.00 QIMAR10 5.50 0.320 0.000 (3,200.00) 0.00 {3,200.00)

D2FEB10 CALL 1.00 O1MAR1O 5.50 0.255 0.000 (2,550.00) 0.00 : (2,550.00)

O9FEB10 CALL 1.00 O0IMAR1O 5,30 0.200 0.000 (2,000.00) 0.00 (2,000,00)

16FZBLO CALL 1.00 O01MARLO 5.45 0.135 0.000 {1, 350.00) 0.00 (1,350.00)

23FEB10 CALL 2.00 OIMARLO 4.85 0.040 0.000 {800.00) 0.00 {800.00)

55.30 *Q1MARIO (281,970.00)

53,30 {281,970.00} 0.00 {281,970.00
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Trade Date Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
31MAR09 CALL 1.00 01APR1O 6.7000 0.5400 0.0000 {5,400.00) 0,00 {5,400.00)
07APROS CALL 1.00 O01APR10 6.6500 0.5400 0.0000 {5,400.00} 0.00 (5,400.00}
14APROS CALL 1.00 ClAPRI1O 68,7500 0.5400 Q0.0000 (5,400.00) 0.00 (5,400.00}
21APRO9 CALL 1.00 O01lAPR1J 6.5500 0.5500 0.0000 (5,500.00) 0.00 {5,500,00)
O5MAY(Q9 CALL 1.00 O01APRI10 6.5300 0.5800 3.0000 (3,600.00) 0.00 {5,600.00)
12MAYO09 CALL 1.00 012PR10 6.7000 0.6100 Q,0000 (6,200.00) 0.00 {8,100.00}
19MAY09 CALL 1.00 OQlAPRI1O 8.7500 0.5800 0.0000 (5,800.00} 0.00 {5,800.00)
26MAY09 CALL 1.00 01aPRI1QO 6.7000 0.5450 0.0000 {5,450.00) 0.00 {5,450.00)
09JUNOS CREL 1.00 OQlAPRLO 6.9500 0.6000 0.0000 (6,000.00} 0.00 {6,000.00)
23JUNOS CALL 1.70 0Q1APRLQ ©.3800 0.5800 0.0000 (9,860.00) ¢.c0 (9,8%0.00)
30JUNO9 CALL 1.00 OQ1lAPRI1D 6.5000 0.5700 0.0000 (5,70¢,09) D0.o0 (5,700.00)
140UL09 CALL 1.00 O01aPR1Q 6.2000 0.5200 0.0000 (5,200.00) 0.00 13,200.00)
21JUL09 CALL 1.00 OQlAPRiO &.4500 0.5500 0.0000 (5,500.00) 0.00 (5,500.00)
28JYLO9 CALL 1.00 OlAPR10 5.2000 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)
04AUG09 CALL 1.00 Q1APRI1CQ 6.5500 0.35700 0.0000 {5,700.00) 0.00 (5,700.00)
18AUGO3 CALL 1.00 O0lAPR1O 6.1800 00,5400 0.0000 {5,400.00) 0.00 {5,400.00)
25RUGOS CALL 1.00 O01APR10 6.1500 0.5400 0.0000 {5,400.00) 0.00 (5,400.00)
01SEP0% CALL 1.00 O01ARPR10 5.8500 0.5000 0.0000 {5,000.00) 0.00 (5,000.00)
CA8SEP09 CALL 1.00 O01APR1O 5.7000 0.5000 0.0000 {5,000.00) 0.00 (5,000.00)
22SEPOS CALL 1.00 OlAPR1O 6.0000 0.5500 0.0000 {5,500.00} 0.00 (5,500.00}
29SEPQ9 CALL 1.00 0lAPRI10O 6.3800 0.5800 0.0000 (5,800,00} 0.00 {5,800.00)
060CT09 CALL 1.00 OlAPR1O 6.4000 0.5800 0.0000 15,800.00}) 0.00 {5,800.00)
130CT09 CALL 1.00 O01APR1O 6.1500 0.5800 0.0000 (5,800.00} 8.00 {5,800.00)
270CTa9 CALL 1.00 01APR1O 5.8500 0.5450 0.0000 (5,450.00) 0.00 (5,450.00)
Q3NOVOS CALL 1.00 OlAPRLIO 5.5500 Q.5000 ¢.0000 (5,000.00) 0.00 15,000.00)
10NOVDS CALL i.00 OIAPRLIO 5.2500 0.4650 ¢.0000 (4,850.00) Q.00 {4,8650.00)
17NOV09 CALL 1.00 OlAPRI1O 5.3500 0.5t00 0.0000 (5,100.00) 0.00 (5,100.00)
01DECO09 CALL 1.00 Q1iAPR1CQ 5.1000 0.5000 0.0000 {5,000,00) 0.00 (5,000.00)
08DECO9 CALL 1.00 Q1APR1O 5,5000 0,5150 0.0000 {5,150.00) 0.00 (5,150,00)
1SDEC09 CALL 1.00 O01APR10O 5.8500 0.5400 0.0000 {5,400.00} 0.00 (5,400.00)
22DEC09 CALL 1.00 O0l1APR10O 5.8000 0.5700 0.0000 {5,700.00} 0.00 (5,700.00)
0SJAN1G CALL | 1.00 O01APR10O 5.8000 . 0.5350 0.0000 {5,350.00) ¢.00 {5,350.00}
12JAN10 CALL 1.00 OlAPR10 5.4500 0.5400 0.0000 (5,400.00) 9.900 {5,400.00)
19JAN10 CALL 1.00 OlAPRI1O 5.5000 0.4800 0.0000 (4,800.00) 0.00 {4,800.00}
26JAN10 CALL 1.00 O0l1APR1O 5.4500 0.4400 0.0000 {4,400.00) 0.00 {4,400.00)
09FEBILO CALL 1.00 O01APRIQ 5.2500 0.3550 a.0000 (3,550.00) .00 (3,550.00)
16FEBLO CALL 1.00 OlAPR1O 5.4500 0.3050 ¢.0000 (3,050.00) 0.00 (3,050.00)
23FEBLO CALL 1.00 01APR10 4.8500 ¢.2550 0.0000 {2,550.00) 0.00 (2,550.00)
0ZMAR1C CALL 1.00 QLAPRIC 4.7500 0.2L00 0.0000 {2,100.00) 0.00 (2,1900.00)
16MAR1O0 CALL 1.00 O1APR1O 4.4000 0.0900 0.0000 {900.00) 0.00 (900,00}
23MAR10 CALL 1.00 01APR10 4.1000 0.1300 0.0000 {1,300.00} 0.00 (1,3060.00})
41.70 *01APR1OQ {2086, 560.00) 0.00 {206, 550.00}
OSMAY(Q9 CALL 1.00 O1MAYI1D 6.6200 0.5500 4.0001 (5,800.00) 1.00 {5,599.00)
1SMAY09 CALL 1.00 01MAY1O 6.9000 0.5800 D.00l0 (5,800.00) 10.00 (5,730,00)
02JUNOS CALL 1.00 O1MAY10 7.0500 0.6000 0.0001 {6,000.00) 1.00 (5,999.00)
16JUNODS CRLL, 1.00 0OIMAY10 7.1000 0.6200 0.0010 {6,200.00) 10,00 (6,190.00)
30JUNO¢ CALL 1.00 01MAY10 §.6500 0.5700 0.00901 (5,700.00) 1.00 {5,699.00)
07JULOS CALL 1.00 O0O1MAY1O0 €.4000 0.5300 0.0010 (5,300.00} 19.00 {5,290.00)
14JU0LOY CALL 1.00 OIMAY10 6.3500 0.5300 0.0010 (5,300.00} 10.00 (5,290.00)
28JUL0Y CALL 1.00 01MAY10 6.3500 0.5400 0.0010 (5,400.00) 10.00 (5,330.00)
11AUCO9 CALL 1.00 OQ1MAY10 $.4500 0.5700 0.0001 (5,700.00) 1.00 (5,699,00)
25AUG09 CALL 1.00 O1MAYLQ 6.3000 0.5500 0.0001 (S, 500.00) 1.00 (5,499.00)
08s5zP09 CALL 1.00 01MAY10 5.9000 0.5Q00 0.0001 {5,000,00) 1.00 {4,999.00}
155EP09 CALL 1.00 01IMAY1D 6.3500 0.3300 0.0010 {5,300.00) 10.00 {5,290.00)
22SEPOS CALL 1.00 O1MAY10 6.1500 0.3500" 0.0001 (5,500.00) 1.00 (5,499.00)
06CCTO9 CALL 1.00 OIMAY10 6.5000 9.5900 0.0010 {3,900.00) 10,00 {5,8%90.00)
200CT0Y CALL 1.00 O1MAY1O 6.6000 0.5950 ¢.0010 (5,950,00}) 10.00 (5,940.00)
03NOVas CALL 1.00 O1MAYLO 5.7000 0.5200 0.0010 (5,200.00) 10.00 (5,150.00}
17NQVO0S CALL 1.00 O1MAYIO 5.5000 0.5200 0.0010 {5,200.00) 10.00 (5,190.00)
24N0OV09 CALL 1.00 OIMAYID 5.3500 0.4300 0.0010 {4,900.00) 10.00 {4,890.00)
01DECO9S CALL 1.00 01MAY10 5.3500 -0.5000 0.00190 {5,000.00} 10.00 (4,990.00)
1SDECOS CALL 1.00 DIMAY1O €,0000 0.5500 0.0010 {5,500.00} 10.00 (5,490.00)
29DECOS CALL 1.00 O01MAY10 6.0500 0.5800 0.0010 (5,800,090} 10.00 (5,790.00})
12JAN10 CALL 1.00 O01MAY10 5.5500 0.5500 0.0010 (5,500.00) 10.00 (5,490.00)
26JAN10Q CALL 1.00 01MAY10 5.5000 0.5000 0.0010 (5,000.00) 10.00 (4,990.00}
02FEB10 CALIL 1.00 OIMAYLO 5.5500 0.4600 0.0010 {4,8600.00) 10.00 14,590.00})
Q9FEBi0 CALL 1.00 0IMAYiQ 5.3000 0.4450 ¢.0010 {4,430.00) 10.00 {4,440.00)
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23FEB10 CALL 1.00 O01MAY10 4.9000 0.3600 0.0060 (3,600.00) 60.00 (3,540.00)
09MAR10 CALL 1.00 O01MAY10Q 4.6000 0.2500 4.0190 (2,500.00) 190.00 (2,310.00)
23MAR10 CALL 1.70 01MAY1Q 4.2000 0.2300 0.0756 (3,910.00) 1,285.20 (2,624.80)
28,70 *01MAY1O (145,310.00) 1,722.20 (143, 587.80
02JUNOS CALL 1.00 01JUNLO 7.2200 0.6100 0.0001 {6,100.00) 1.00 (6,099.00)
16JUNOS CALL 1,00 O1JUNLIO 7.2500 0.6400 0.0010 {6,400.00) 19.00 (6,350.00)
30JUNO9 CARLL 1.00 O1lJUN1O 6.8000 0.5800 0.0002 (5,800.00) 2.00 (5,798.00})
14JUL0S CALL 1.00 OlJUNLIO 6.5500 0.5400 0.0010 (5,400.00) 10.00 (5,390.00)
28JULCS CALL 1,00 O1JUNiOD 6.,64Q00 0.5450 0.0010 {5,450.,00) 10.00 (5,440.00
11AUGOY CALL 1.00 O01JUN:O 6.6500 Q.5700 0.0010 {5,700.00}) 10.00 {5, 690.00}
08SEP(9Y CaLL 1.00 01JUN10 6.1000 0.5100 0.0014 {5,100.00) 14.00 {5,085.00})
22SEP09 CALL 1.00 0LJUN1O 6.3000 0.5600 0.0008 {5,600.00) §.00 {5,592.00)
06CCTO9 CALL 1.00 O0lLJUN1O 6.7000 0.5300 0.0010 {5,900.00) 10.00 {5,890.00)
20CCT09 CALL 1.00 01JUN10 6.7500 0.6100 0.9010 {6,100.00} 10.00 {6,0580.00}
03NOVDY CALL 1.00 01JUN1OQ $.9000 0.5200 0.0020 {5,200.00) 20.00 {5,180.00;
17NOV09 CALL 1.00 0lJUN1O $,7000 0.5300 0.0040 (5,300.00) 40.00 {5,260.00Q)
01DEC09 CALL 1.00 " 01JUN10 $.5500Q 0.5000 Q0.0070 (5,000.00} 70.00 {4, 930.00)
29DECOS CALL . 1.00 O01JUN1O 6.1500 0.5000 0.0010 (6,000.00) 10,00 (5,990.00)
12JAN10 CALL 1.00 OlJUN1Q 5.7500 0.5600 0.0040 {5,600.00}) 40.00 (5,560.00)
26JAN10 CALL 1.00 0OlJUN1Q 5.5000 0.5700 0.0075 (5,700.00) 75.00 (5,625.00}
J9FEB10 CALL 1.00 O1JuNl0 5.4000 0.4900 G.0100 (4,900.00) 100.00 (4,800.00)
23FEB10 CALL 1.00 O1JUWN1D 5.0000 0.4100 0.0280 (4,100.00) 280.00 (3,820.00}
09MAR10 CALL 1.00 O01JUN1D 4.7000 0.3100 0.0570 (3,100.00) 570.00 (2,530.00)
23MAR10 CALL 1.%0 01JUN10 4.2500 0.3100 0.1525 {5,8%90.00) 2,897.50 (2,992,50)
20.90 *01JUN1O (108,340.00) 4,187.50 {104,152.50)
300UNQ9 CALL 1,00 0lJuUL10 7.0000 0,5900 0.0022 (5,900.00) 22.00 {5,878.00)
07JULOY CALL 1.00 0LJUL1O 6.7000 0.5600 a.0040 (5,600.00) 40.00 {5,560.00)
14JUL09 CALL 1.00 OIJUL10O 6.8000 0.5500 0.0032 (5,500.00) 32.00 15,468.00)
28JUL09 CALL 1.00 O03JUL1O 6.8500 0.5600 a.0030 (5,600.00} 30,00 (5,570.00)
11AUGO9 CALL 1.00 01JUL10 $.9500 0.5800 0.0027 (3,800,00) 27.00 (5,773.00)
25AUGO9 CALL 1.00 01JULlO 6.8000 0.5600 0.0032 (5,800.00) 32.00 (5,568.00)
08SEP09 CALL 1.00 O1guLlo 6.4000 0.5200 0.0070 {5,200.00) 70.00 (5,130.00)
22SEPOS CALL 1.00 01JUL10 6.6500 0.5700 0.0042 {5,709.00) 42.00 {5,658.00})
060CT09 CALL 1.00 01JULLO 56,9000 Q0.6000 0.0030 {6,000.00} 30.00 {5,970.00}
200CT09 CALL 1.00 01JUL1O §.9000 0.6200 0.0030 {§,200.00) 30.00 {6,170.00)
03NOV0S CALL 1.00 01JUL10 6.1500 0.5400 0.0100 {5,40¢.00) 100.00 {5,300.00}
17Noves CALL 1.00 ©01JUL10Q 5.9000 0.5400 0.0L70 {5,400.,00} 176.00 (5,230.00;
01DECO0Y CALL 1.00 01JULLO 5.8000 0.5100 G.0200 {5,100.00) 200.00 {4,900.00)
15DEC09 CALL 1.00 01JUL10O 6.4000 0.5700 0.0070 (5,700.00) 70.00 (5,630.00)
220ECQ9 CALL 1.00 01iJUL1Q $.3700 0.5800 ¢.0072 (5,800.00) 72,00 (5,728.00)
29DEC09 CALL 1.00 01JULlO 6.5000 0.5650 0.0050 (5,650.00) 50.00 (5,600.00
120RAN10 CALL 1.00 01JULl0 5.9500 0.5600 0.0150 (5,600.00) 150.00 {5,450.00}
26JAN10 CALL 1.00 01JUL10 5.7500 0.5700 0.0217 {5,700.00) 217.00 (5,483.00)
J9FEB10 CRLL 1.00 01JULiO 5.5000 0.5500 0.0340 (‘5, $00.00) 340.00 {5,180.00)
23FEB10 CALL 1.00 01JUL1O 5.0500 0.5000 0.0740 {5,000.00} 740.00 {4,260.00)
09MAR10 CALL 1.00 0lJUL1O 4.8000 0.3800 0.1130 (3,800.00} 1,130.00 (2,670,00)
23MARLO CALL 1.60 01JUL10 4.3500 0.3800 9.2275 (6,080.00Q) 3,640.00 (2,440.00)
22.60 *0iJUL10 (121,830.00) 7,234.00 {114,596.00)
04AUGO9 CALL 1.00 0Qlauclo 7.5500 0.6000 0.0036 (6,000.00) 36.00 {5,964.00)
11AUG09 CALL 1.00 0lAUGIO 7.2500 0,5900 0.0057 {5,900.00) 57.00 {5,843.00)
18AUGOS CALL 1.00 0OlAUGLO 7.1500 0.5700 0.0070 {5,700.00) 70.00 (5,630.00)
0lSEPOS CALL 1.00 Q1AUGLO 6.7500 4.5500 0.0120 (5,500.00) 120.00 {5,380.00}
15SEPQ9 CALL 1,00 O01AUG10 7.1000 0.5600 Q,0070 (5,600.00) 70.00 (5,530.00}
29SEP(9 CALL 1.00 01aUGl0 7.1500 0.6000 0.0070 (6,000.00) 70.00 (5,930.00)
136CT09 CALL 1.00 01aUGlQ 6.9500 0.5900 0.00%0 (5,900.00) 90.00 {5,810.00)
27CCT09 CALL L.00 01AUG10 6.6500 0.5800 0.0140 {5,800,00) 140.00 {5,8660.00)
10NOV09 CALL 1.00 O0l1AUGLO 6.1000 a.5100 0.0320 {5,100.00) 320.00 (4,783.00)
24NOV09 CALL 1.00 O0lAUGIO §.0000 0.5150 0.0370 {5,150.00) 370.00 {4,780.00}
O08DECO9 CALL 1.00 01lAUG10 5.5500 0.5300 0.0170 15,300.00) 170.00 {5,130.00)
22DECO8 CALL 1.00 o0laucio 6.6800 0.5800 0.0133 (5,800.00) 133.00 {S,667.00)
0SJAN1Q CALL 1.00 01AUG10 6.6000 0.5700 0.0150 (5,700.00) 150.00 {3,550.00)
195JAN10 CALL 1.00 01AUG10 6.1500 0.5800 0.0300 {5,800.00) 300.Q0 {3,500.00)
Q2FE8L0 CALL 1.00 0lAUG10 5.9500 0.5700 0.0400 {5,700.00} 400.00 (5,300.00)
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G3SFEB10 CALL 1.00 QlAUG10 5.7500 0.5500 0.0540 (5,500.00) 540.00 (¢4,960.00)
16FEB10 CALL 1.00 01AUGl0 5.8500 0.5600 0.0470 . (5,600.00) 470.00 (5,130.00)
02MAR10 CALL 1.00 01AUG10 5.1000 0.5000 0.1312 (5,000.00) 1,312.00 (3,688.00)
16MARLO CALL 1.00 01AUG10 4.6500 0.4400 0.2330 (4,400.00) 2,330.00 (2,070,00)
23MAR10 CALL 1.50 01aUG10 4.4500 0.44400 0.2958 (6,600.00) 4,437.00 (2,163.00)
30MAR10 CALL 1.00 01AUGLO 4.1500 0.3950 0.4160 ° {3,950.00) 4,180.00 210.00
21.50 *01aUGl0 {116,000.00) 15,745.00 (160,255.00)
018ZP08 CALL 1.00 01SEP10 7.1500 ¢.5500 0.6210 {5,500.00! 210.00 (5,280.00)
15SZP09 CALL 1.00 01SEPLO 7.4500 0.5800 0.0150 {5,800.00) 150.00 {5,650.00)
298EP09 CALL 1.00 01SEP10 7.3800 0.6200 0.0159 {6,200.00) 159.00 (8,041.00)
130CTO9 CALL 1.00 D0iseEPlO 7.2000 0.8000 0.0200 {6,000.00} 200.00 {5,800.00)
270CT09 CALL 1.00 D1SEPLO 6.9500 0.5800 0.027¢ {5,800.00) 270.00 {5,530.00)
10NOVOY CALL 1.00 01SEP10 6.3500 0.5300 0.0530 {5,300.00) 530.00 {4,770.00)
24N0OVO9 CALL 1.00 D01SEP10 6.3000 0.52350 0.0560 {5,250.00) 360.00 {4,68%0.00)
08DECO9 CALL 1.00 DISEP1Q 6.8500 0.5400 0.0300 {3,400.00) 300.00 {5,100.00)
22DEC09 CALL 1.00 01SEP10 6.9800 0.5500 0.0252 (3,900.00}) 252.900 {5,548.00)
29DECO9 CALL 1.00 O1SEP10 7.0000 0.5950 0.0250 (5,950.00) 250.00 {5,700.00}
05JANLO CALL 1.00 O01SEPLO ©.8000 0.5950 0.0320 (5,950.09) 320.00 (3,5630,00)
19JaN10 CALL 1.00 O1SEPLOQ 6.4000 0.5800 0.0500 (5,800.00) 500.00 (5,300.00)
02FEBL0 CALL 1.00 O1sEPIQ 6.2500 0.5800 0.0590 (5,600.00) 590,00 (5,010.00)
18FEB10 CALL 1.00 O1SEFLO 6.1000 0.5700 0.0700 (5,700.00) 700,00 (5,000,00)
02MAR10 CALL 1.00 QLSEPiO 5.4000 0.5000 0.1501 (5,000,00) 1,501.00 (3,499.00)
16MAR10 CALL 1.00 Olsepio 4.8500 0.4600 0.2650 {4,600.00) 2,650.00 (1,950.00)
23MAR1O CALL 1.10 01szP10 4.7500 0.4400 0.2928 (4,840.00) 3,218.60 {1,621.40)
30MAR10 CALL 1.00 OlSEP10 4.4500 Q0.4200 0.3910 (4,200.00) 3,%10.00 {290.09)
18.10 *01lSEP10Q {98,790.00} 15,270.860 (82,519.40)
298ZP0% CALL 1.00 @iccTio 7.8400 0.6200 0.0266 {6,200.00) 266.00 {5,934.00)
130CT09 CALL 1.00 o01iccTlo 7.8000 ¢.6250 0.0360 {6,250.00} 360.00 {5,890.00})
200CTO9 CALL 1.00 010CT1O 7.8500 0.6600 0.02%0 (6, 600,00} 290.00 {6,310.00}
27CCT09 CALL 1.00 o010CTL0 7.4000 0.6100 0.0430 (6,100.00) 430.00 (5,870.00)
10NOV09 CALL 1.00 ol1ocTlo §.8000 0.5400 0.0720 (5,400.00) 120.00 {4,5680.00)
24NOV09 CALL 1.00 oOloCTIO 6.7500 0.5400 0.0760 (5,400.00) 760.00 (4,640.00)
0BDEC09 CALL 1.00 010CT10 7.5500 0.5500 0.0380 (5,500,00) 380.00 (5,120.00)
22DEC09 CALL 1.00 O0lOCTiO 7.5700 0.5300 0.0377 (5,900.00) 377.00 (5,523.00)
05JaN10 CALL 1.00 QlocCTie 7.2500 0.5850 0.04%0 {5,850.00) 490.00 (5,360.00)
13J3N10 CALL 1.00 010C€T10 6.7500 0.59090 0.9760 {5,900.,00) 760,00 {5,140.00)
02FEB10 CALL 1.00 010CT10 6.7000 0.5700 0.0790 {5,700,00) 750.00 {4,910.00)
09FEB10 CALL 1.00 d01ocCT10 6.3500 0.5800 0.1070 {5,800.00} 1,070.00 {4,739.00)
L6FEBL1O CALL 1.00 o010CT10 6.4500 0.5700 0.0980 {5,700.00) - 980.00 {4,720.00}
02MAR19 CALL 1.00 D01CCT10 5.7500 0.5100 0.1839 (3,100.00) 1,839.00 (3,261.00)
16MAR1Q CALL 1,00 01CCTLO0 5.2000 0.4600 0.2950 (4,600.00) 2,'950.00 (1,850.00)
23MAR1O CALL 1.90 010CTL0 5.1500 0.4500 0.3074 (8,550.00) 5,840.60 (2,709.40)
30MARID CALL 1.00 010CT1O 4.8000 0.4350 0.4090 {4,350.00) 4,090.00 {260.00)
17.90 “010CTi0 (98,900.00} 22,392.60 (76,507.40)
03NOV0S CALL 1.00 OINOV1O 7.4000 0.6150 0.0690 {6,150.00) €90.00 {5,460.00)
17NOV09 CALL 1.00 O1NoOvlC 7.2000 0.6000 0.0820 {6,000.00) 820.00 (5,180.00)
24NOVQ9 CALL 1.00 01inov1o 7.1000 0.5800 0.083%0 (5,800.00) 890.00 (%4,910,00)
01DECO3 CALL 1.00 01NOV1O 7.1500 0.5%00 0.0850 {5,900.00) 850.00 (5,050.00)
08DECO9 CALL 1.00 01NOV1OQ 7.8000 0,6000 0.0490 (6,000.00) 490.00 (5,510.00)
15DECO9 CALL 1.00 o01NoV1Q 7.800¢0 0.6250 0.0490 (5,250.00) 490.00 {5,7860.00)
29DEC09 CALL 1.00 O1NOV1C 7.6500 0.6500 0.0560 {&,500.00) $60.00 (5,940.00)
05JAaN10 CALL 1.00 OQLlNOV1D 7.5000 0.6250 0.0630 {6,250.00) 630.00 {5,620.00)
12JaN10 CALL 1.00 01NOV1O 7.1500 0.6100 0.0850 {6,100.00) 850.00 (5,250.00)
26JAN10 CALL 1.00 Q1lNOV10 6.9500 0.8100 0.1010 (6,100.00} 1,0i0.00 (5,030.00}
D2FEB10 CALL 1.00 Q1NOV10 6.9500 0.6000 0.1010 (6,000.00) 1,010.00 (4,990.00)
0SFEB10 CALL 1.00 01NOV10 6,6500 0.6000 0.1300 (6,000,00) 1,300.00 (4,700.00)
23FEB10 CALL 1.00 01NOV1Q §.1000 0.5500 0.2040 (5,500.00) 2,040.00 {3,460.00)
O2MAR1O CALL 1.60 OlNovic $.0500 0.5400 0.2136 {5,400.00) 2,136.00 {3,264.00)
OSMARI10 CALL 1.00 OQ1NOVLOQ 5.8300 0.5150 0.2330 {5,150.00) 2,930.00 {2,229.00)
23MARLO CALL 1.00 O1NoOViO 5.4300 0.4900 0.3449 {4,900.00} 3,449.00 (1,451.00)
30MARLQ CALL 1.00 O1NOViO 5.1500 0.4700 0.4340 (4,700.00) 4,340.00 (360.00)
17.00 *QINQV1O (98,700.00} 24,485.00 (74,215.00;
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O1lDEC0% - CALL 1.00 0Q1DEC10 7.5000 0.6400 0.1080 - . {6,400,00} 1,080.00 (5,320.00}
08DEC09 CALL 1.00 OlDEC1O 8.1000 0.6400 0.0670 {6,400.00) $70.00 (5,730.00)
15DEC09 CALL 1.00 O0lbEC1O 8.0500 0.6550 0.0890 ) {8,550.00) ©90.00 (5,860.00)
22DECO09 CALL 2.00 O01DEC1O 7.9500 0.6600 0.0750 {13,200.00) 1,520.00 {11,680.00}
289DEC0O9 CALL 1.00 0O1DECLO 7.8500 0.6800 0.0810 {6,800.00) 810.00 (5,990.00)
05JAN10 CALL 1.00. Ol1DEC1O 7.7000 0.6500 0.0%20 {6,500.00) 920.00 (5,580.00)
12JAN10 CALL 1.00 JQ1DEC10 7.5000 0.8500 0.1080 {6,500.00) 1,080.00 (5,420.00)
190AN10 CALL 2.00 01DECLO 7.4500 0.8600 0.1120 113,200.00) 2,240.00 {10, 960.00)
26JAN10 CALL 1.00 OLlDECl0 7.2000 0.6500 0.1375 {6,500.00) 1,375.00 {5,125.00) :
02FEB10 CALL 1.60 01DEC1O 7.1500 0.6500 0.1420 {6,300.00) 1,420.00 {5,080.00}) i
09FEBLO CALL 1.00 O01DECLO §.8500 0.6400 0.1800 (6,400.00) 1,800.00 {4,600.00)
16FERLD CALL 2.00 O1DEC1O 7.0000 0.6300 0.1600 (12, 600.00} 3,200.00 {3,400.00}
23FEBLO CALL 1.00 01DECLO 6.3500 0.5900 0.2670 {5,900,00) 2,670.00 {3,230.00)
02MARLQ CALL 1.00 01DECLO 6.3000 0.5800 0.2793 (5,800,00) 2,793.00 {3,007.00)
OSMARLO CALL 1.00. OLDEC10 5.9500 0.5500 0.3640 (5,500.00} 3,640.00 (1,960.00)
16MRAR1D CALL 2.00 D01DEC1O 5.8000 0.5300 0.4080 (10, 600,00} 8,160.00 (2,440.00)
23MAR10 CALL 1.00 01DEC10 5.8000 0.5300 0.4080 (5,300.00) 4,080.00 (1,220.00)
30MAR10 CALL 1 01DEC1Q © 5.3500 0.3100 0.5670 (5,100.00} 5,670.00 §70.00
22.00 *01DEC10 {135,750.00) 43,818.00 {91,932.00) :
29DEC0% CALL 1.00 01JAN1l 8.1500 0.86950 0.09%0 16,850.00) 990.00 (5,960.00)
0SJAN10 CALL 1.00 010aN11 8.1000 0.6800 0.19030 {€,800,00) 1,030.00 {5,770.00)
125AN10 CALL 1.00 01JAN11 7.8000 0.6700 0.1260 (6,700.00) 1,2850.00 {5,440.900)
19JAN19 CALL 1.00 O0lJANIY 7.8000 0.86700 0.1280 (6,700.00) 1,260.00 (3,440.00)
26JANLO CALL 1.00 OlJANt1l 7.5000 0.6800 0.1569 (%,800,00) 1,563.00 {5,231.00)
02FEB10 CALL . 1.00 01JaN11 7.4500 0.6600 0.1610 (8, 600.00) 1,610.00 {4,990.00)
O9FEBLO CALL 1.00 ©D1JAN11 7.1500 0.6600 0.2000 (6,600.00}) 2,000.90 (4, 600.00)
1EFEB10 CALL 1.00 01JAN11 7.2500 0.6600 0.1860 (6,600,00) 1,860.00 (4,740.00)
23FEB10 CALL 1.00 01JAN11 6.6500 0.8100 0.2860 (6,100,00) 2,880.00 {3,240.00)
02MAR10 CALL 1.00 01JaN1l 66,6500 0.8000 0.2860 {6,000.00) 2,860.00 (3,140.00)
0SMAR10 CALL 1.00 OlJAN1l 6.2500 0.5700 0.3790 {5,700.00) 3,790.00 (1,910.00)
16MRR10 CALL 1.00 01JaN11 $.0500 0.5550 0.4350 {5,550,00) 4,350.00 {1,200.00}- ;
30MARL1O CALL 1.00 0lJaN1l 5.7500 0.5300 0.5330 15,300.00) $,330.00 30.00 ‘
13.00 *010ANI1 (82,400.00 30,769.00 (51,631.00)
02FEBLO CALL 1.00 O1FEB11 7.6000 0.6500 0.1710 {6,500.00} 1,710.00 t4,730,00)
O9FEBLO CALL 1.00 OlFEB11 7.3000 0.6500 0.2070 {6,500.00} 2,070.00 (4,430.00)
16FEBL1O CALL 2.00 O01FZBl11 7.3000 0.6600 0.2079 {13,200.00) 4,140.00 (9,060.00}
23FEB10 CALL 1.00 01FzBl11 6.8500 0.5800 0.2780 {5,800.00) 2,780.00 (3,020.00}
02MAR10 CALL 2,00 OlFEB1L 68,7500 0.8000 0.2979 {12,000.00) 5,358.00 {6,042.00)
0SMAR10 CALL 1.00 AQ1FEB1l 6.3500 0.5700 0.3840 (5,700.00) 3,840.00 {1,860.00)
16MAR1O CaLL 1.00 O0lFEBl11 6.1500 9.5500 0.4360 ) (5,500,00) 4,360.00 {1,140.00) i
23MAR10 CALL 2,00 OLlFEBIL §.1709 0.55090 0.4379 (11,000.00) 8,758.00 (2,242.00) '
30MAR1OQ CALL 1.00 OLFEB11 5.850¢ 0.5300 0.3270 (5,300.00) 5,270.00 {30.00) i
12.00 *01FEB11 {71,500.00) 38,8856.00 {32,814.00})
0ZMAR10 CALL 1.00 QIMBR11 €.7500 0.5800 0.3110 {5,800.00) 3,110.00 {2,690.00)
0SMAR10Q CALL 1.00 QIMAR1L 6.3500 0.5800 2¢.3920 (5,600,00) 3,920.00 {1,680.00)
16MAR1Q CALL 1.00 O01MARIL 6.1000 0.55850 0.4530 (5,550.00} 4,530.00 (1,020.00)
23MAR1Q CRLL 1.00 OIMAR!1 6.1800 0.5400 0.4285 (5,400,00) 4,285.00 (1,115.00)
30MAR1D CALL 1.00 O01MAR11 5.8000 0.5200 0.5380 (5,200,00) 5,380.00 180.00
5.00 *01MAR11 (27,550.0Q0) 21,225.00 {8,325.00)
30MARLO CALL 1.00 D0lAapRr1l! 5.4500 0.43800 0.5030 t4,900.00) 5,030.00 130.00

1.00 *0LAPR11 (4,900.,00) 5,030,00 130.00

241.40 {1,314,530.00) 2331,764.90 {1,084,753.10)



